The proof of Eq. (A5) in the Appendix of this paper [1] is incorrect. The correct statement is that the right-hand side of Eq. (A5) is the only stationary solution of a Lagrangian variational problem that estimates the mutual information (MI) in terms of the covariance matrix. However, in general (except for Gaussian marginal distributions), it is not an extremal solution. In general, the infimum of MI is not reached in the space of functions admissible in the variational problem, whence it cannot show up as a solution.
